Journal of Financial Economics 17 (1986) 420. North-Holland 


INDEX 


Amihud, Yakov and Haim Mendelson, Asset pricing and the bid—ask spread 
Barone-Adesi, Giovanni and Robert E. Whaley, The valuation of American call options 


and the expected ex-dividend stock price decline 91 
Buser, Stephen A. and Pairick J. Hess, Empirical determinants of the relative yields on 

taxable and tax-exempt securities 335 
Chang, Er.: C. and J. Michael Pinegar, Return seasonality and tax-loss selling in the 

market for long-term government and corporate bonds 391 
Dimson, Elroy and Paul Marsh, Event study methodologies and the size effect: The case of 

UK press recommendations 113 
Dunn, Kenneth B. and Kenneth J. Singleton, Modeling the term structure of interest rates 

under non-separable utility and durability of goods 27 
Fama, Eugene F., Term premiums and default premiums in money markets 175 
French, Kenneth R. and Richard Roll, Stock return variances: The arrival of information 

and the reaction of traders 5 
Hess, Patrick J., see S.A. Buser 335 
Holthausen, Robert W. and Richard W. Leftwich, The effect of bond rating changes on 

common stock prices 57. 
Keim, Donald B. and Robert F. Stambaugh, Predicting returns in the stock and bond 

markets 357 
Langohr, Herwig M. and Claude J. Viallet, Compensation and wealth transfers in the 

French nationalizations: 1981-1982 273 
Leftwich, Richard W., see R.W. Holthausen 57 
Lo, Andrew W., Statistical tests of contingent-claims asset-pricing models: A new method- 

ology 143 
Mankiw, N. Gregory, The equity premium and the concentration of aggregate shocks 211 
Marsh, Paul, see E. Dimson 113 
Mendelson, Haim, see Y. Amihud 223 
Pinegar, J. Michae!, see E.C. Chang 3$1 
Ramaswamy, Krishna and Suresh M. Sundaresan, The valuation of floating-rate instru- 

ments: Theory and evidence 251 
Richardson, Gordon, Stephan E. Sefcik and Rex Thompson, A test of dividend irrelevance 

using volume reactions to a change in dividend policy 313 
Roil, Richard, see K.R. French 5 
Sefcik, Stephan E., see G. Richardson 313 
Singleton, Kenneth J., see K.B. Dunn 27 
Smirlock, Michael and Laura Starks, Day-of-the-week and intraday effects of stock returns 197 
Stambaugh, Robert F., see D.B. Keim 357 
Starks, Laura, see M. Smirlock 197 
Sundaresan, Suresh M., see K. Ramaswamy 251 
Thompson, Rex, see G. Richardson 313 
Viallet, Claude J., see H.M. Langohr 273 


Whaley, Robert E., see G. Barone-Adesi 


0304-405X /86/$3.50 © 1986, Elsevier Science Publishers B.V. (North-Holland) 


é 
* 
4 
> 


Journal of Financial Economics 17 (1986) 420. North-Holland 


INDEX 


Amihud, Yakov and Haim Mendelson, Asset pricing and the bid—ask spread 
Barone-Adesi, Giovanni and Robert E. Whaley, The valuation of American call options 


and the expected ex-dividend stock price decline 91 
Buser, Stephen A. and Pairick J. Hess, Empirical determinants of the relative yields on 

taxable and tax-exempt securities 335 
Chang, Er.: C. and J. Michael Pinegar, Return seasonality and tax-loss selling in the 

market for long-term government and corporate bonds 391 
Dimson, Elroy and Paul Marsh, Event study methodologies and the size effect: The case of 

UK press recommendations 113 
Dunn, Kenneth B. and Kenneth J. Singleton, Modeling the term structure of interest rates 

under non-separable utility and durability of goods 27 
Fama, Eugene F., Term premiums and default premiums in money markets 175 
French, Kenneth R. and Richard Roll, Stock return variances: The arrival of information 

and the reaction of traders 5 
Hess, Patrick J., see S.A. Buser 335 
Holthausen, Robert W. and Richard W. Leftwich, The effect of bond rating changes on 

common stock prices 57. 
Keim, Donald B. and Robert F. Stambaugh, Predicting returns in the stock and bond 

markets 357 
Langohr, Herwig M. and Claude J. Viallet, Compensation and wealth transfers in the 

French nationalizations: 1981-1982 273 
Leftwich, Richard W., see R.W. Holthausen 57 
Lo, Andrew W., Statistical tests of contingent-claims asset-pricing models: A new method- 

ology 143 
Mankiw, N. Gregory, The equity premium and the concentration of aggregate shocks 211 
Marsh, Paul, see E. Dimson 113 
Mendelson, Haim, see Y. Amihud 223 
Pinegar, J. Michae!, see E.C. Chang 3$1 
Ramaswamy, Krishna and Suresh M. Sundaresan, The valuation of floating-rate instru- 

ments: Theory and evidence 251 
Richardson, Gordon, Stephan E. Sefcik and Rex Thompson, A test of dividend irrelevance 

using volume reactions to a change in dividend policy 313 
Roil, Richard, see K.R. French 5 
Sefcik, Stephan E., see G. Richardson 313 
Singleton, Kenneth J., see K.B. Dunn 27 
Smirlock, Michael and Laura Starks, Day-of-the-week and intraday effects of stock returns 197 
Stambaugh, Robert F., see D.B. Keim 357 
Starks, Laura, see M. Smirlock 197 
Sundaresan, Suresh M., see K. Ramaswamy 251 
Thompson, Rex, see G. Richardson 313 
Viallet, Claude J., see H.M. Langohr 273 


Whaley, Robert E., see G. Barone-Adesi 


0304-405X /86/$3.50 © 1986, Elsevier Science Publishers B.V. (North-Holland) 


é 
* 
4 
> 


